In a different context, this model was considered by Lehmann (1953) and Savage (1956) in the equivalent form F (t) = l-[l-F(t)I 1, some d.f. F; and by Cox (1972) in situations where the distribution of Tj depends on p covariates x il,...,xip. 
When F1 depends on covariates, one way to model this dependence is by writing log T1 = x. .0. + e. . and Miller (1976) , Buckley and James (1979) , and Koul, Susarla and Van Ryzin (1981) have considered least squares type estimators for the model (4).
In the next sections, we will first show that the models (1) and (3) (1) . Now (3) and (ii) implies that x.(t) = X(t/Ti)/T. for some Tj t 1. When this is combined with (1), we obtain X(t/T) = TAX(t) , all t, some T / 1 (5) where we dropped the subscripts on T. and A.. We will show that (5) implies that A(t) must be the failure rate of a Weibull distribution, i.e. that X(t) is of the form X(t) = ct7 1, some y > 0.
First suppose that 0 < X(O) < c, then X(O) = AtX(0) implies AT = 1, i.e.
X(t/T) = X(t) for all t > 0. Now when T f 1, this implies X(t) = constant, i.e. the model is exponential.
Next suppose that x(0) = 0. Let h(t) = X(t)/ta where a is given in (iii).
Using (5), we find h(t/T) = ATa+lh(t). Now since 0 < h(O+) < 00, h(O+) = ATa+lh(O+) a-fl implies AT = 1, thus h(t/T) = h(t) for all t > 0. Since T f 1, this implies h(t) = constant, i.e. X(t) = cta, and the model is Weibull.
Equations that include equation (5) as a special case can be found in Kuczma (1968, p.47) and Nabeya (1974) , but the present solution is not given there.
In the Weibull model we use the notation where T. has d.f.
e~~~~~~~H ere log Ti = X-.e0 as in (4) . In the Cox model (2), the model (6) corresponds to X(t) = t A1 = Ti-. Thus log Ti = x-y1 j and the correspondence between 6 and a in the Weibull model is 0 = y- Note that since the ranks are invariant under additions of constants, i.e.
Rank(log T1 +a) = Rank(log T.), this approach can not be used to estimate a in i~~~~~~~~~t he model log Tj = a+Sx +ei. Adichie (1967) 
